On the computation of likelihood ratio and score test based confidence intervals in generalized linear models.
Numerical procedures for calculating likelihood ratio test and score test based confidence intervals in generalized linear models are considered. Newton's method appears to have better convergence properties than the secant method in the likelihood ratio test case. However, the secant method may be easier to program for models with link functions that are not natural. Similarly, the secant method is easier to implement for the computation of score test based intervals. The practical implementation of the procedures in GLIM is illustrated.